Table 13. NYMEX Futures Prices of Crude Oil, Motor Gasoline, and No. 2 Heating Oil
(Crude Qil in Dollars per Barrel, all others in Dollars per Gallon)

Mon Tue Wed Thu Fri Mon Tue Wed Thu Fri
10/17 10/18 10/19 10/20 10/21 10/24 10/25 10/26 10/27 10/28
Crude Oil (WTI, Cushing, Oklahoma)
November-2011 ... 86.38 88.34 86.11 85.30 - - - - - -
December-2011 . 86.62 88.53 86.29 86.07 87.40 91.27 93.17 90.20 93.96 93.32
January-2012 ..... 86.80 88.68 86.43 86.21 87.47 91.14 92.93 90.18 93.82 93.24
February-2012 ... 87.00 88.85 86.60 86.37 87.57 91.03 92.67 90.15 93.68 93.17
Regular Reformulated Blendstock
for Oxygenate Blending (RBOB) (New York Harbor)
November-2011 . 2.743 2.747 2.672 2.676 2.685 2.689 2.700 2.652 2.742 2.682
December-2011 . 2.709 2.717 2.645 2.657 2.658 2.670 2.675 2.625 2.707 2.646
January-2012 ..... 2.688 2.700 2.630 2.647 2.642 2.659 2.659 2.611 2.693 2.634
February-2012 ... 2.676 2.692 2.624 2.642 2.636 2.655 2.649 2.605 2.689 2.632
No. 2 Heating Oil (New York Harbor)
November-2011 . 3.014 3.028 2.981 3.030 3.018 3.055 3.050 3.016 3.098 3.059
December-2011 . 3.010 3.027 2.980 3.027 3.016 3.054 3.051 3.021 3.104 3.066
January-2012 ..... 3.000 3.020 2.971 3.013 3.002 3.044 3.041 3.010 3.095 3.060
February-2012 ... 2.982 3.005 2.954 2.993 2.983 3.028 3.025 2.993 3.081 3.047

~ = Data Not Available.
Note: See Appendix B, Technical Note 3, for more information about the data in this table.
Source: See page 30.

Figure 9. Daily Futures Price Differentials: First Delivery Month Less Second Delivery Month,
January 2009 to Present
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Note: See Appendix B, Technical Note 3, for more information about the data in this graph.
Source: See page 30.
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